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METHOD AND SYSTEM FOR OPTIMIZING PORTFOLIO 



JP (Japan) 

2001-076057 (2001.03.23) 
A (Unexamined Publication) 

Inventor: AITANI NORIO; OKAMOTO YUKIO; KATO KOJI 
Applicant : IDEA WORKS:KK 

PROBLEM TO BE SOLVED: To obtain an optimum portfolio using a simple input 
operation by setting a part, whose realization probability becomes not lower than 
lower limit realization probability to be a valid line part, connecting the point of a 
target return which is set on a return axis and a point on the valid line part by a 
straight line whose inclination is made to be maximum and making the line to be 
a target straight line and setting the common point of the target straight line and 
the valid line part to be an optimum portfolio. 

SOLUTION: An efficient frontier a is drawn at a investment rate (portfolio) 
calculated with modern portfolio logic. Lower limit return, lower limit realization 
probability and target return are inputted, and a lower limit straight line /?is drawn 
from lower limit return and lower limit attainment probability. Target return r1 is 
set on a return axis and a straight line (target straight line) y, which is the straight 
line connecting a point r1 to a point on a valid efficient frontier and in which 
inclination becomes maximum, is drawn. The common point A of the target 
straight line y and the valid efficient frontier becomes a target return attainment 
probability maximum point and the point A shows portfolio optimization. 
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©S©^4SS£«l4<t L, y5il/->3>M(D« 
^©^©^g©»^£S*Lfc=t©X\ ^toi6^**it= 

TfE'j >©n. sa^-h^^-'j^xro^afiiss 

t©M^X, ->5iU— >3>SSS©«*©S©^£ 
iSIHX^So 12lt©tt^lct, »*<De-r 7©iHA<»<X 
^-©t-^A^± («^©SA<iSLNi4S) I"*)**!, ftjgt 
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[0 04 1] 04CD0IJT-I*. TERM* — ><7>81A ? 1 2 0 

l>) A<1 5 075mzttLX : M&<J)m<DWfi(»t:— ?li1 
4 07jRfiJt<t$:oTl,^o ft, «irolA?5 0SP)J 

"So 

[0 0 4 2] *fc. ->5iU— >a>CDft&i:**<7>SI 

o^nsTH^fciais^g^^-tt-scttT-^So g 

I", *vXxAlctt;|iTUfcl^Aa>fc«)(::. y = ib- 

*>3>«t»i=fci+***<*ft-r*ja*»K-r*ci:* 

[0 0 4 3] H2(=SU*:JK-h7a-'J-+«afca 

RTtlffey. £fc. H2(cfclt*gHti#R3$7 ; -iS"< 
-X*fflcDIE1fgSlc|6lt§ < t5lcL. •*■©£«»■(:: 

LT*-v h 7— ? LT«R©a Vtfa.-* 

Sl/aJ*^S:2(D*^S(D^$^-> h9-^lc 

[0 0 4 4] *vXTAa»j;ffl»i?ico^riftB^ 

lt^— v-f;u3>t°o.-^ (pc) T*fi|ffl?j^ 
[0045] *fc. &ia«gSa>&ISHz-;uX£ lx. 

&<> &M&m\zmmz*itc®-&<7)i<x7-Amf&£®s\z 

[0046] 05lc^1-J:5lc. -f > y-mt L 

X* 0 2 0)fS1S^f£ 3 <D D B -i 1 1 

/\' (fflSO-9— M*) 12 a, 12 b, 12 c, - 



^— /<1 1 (4-<>$-*y Mr^U ISSHIMIt-* 
W4M*f-' 5> 
[004 7] ::t\ H2l=»Lfdl&8¥B4tt» 3£j£ 
+>— /\*1 2. t>7-f^-t'X1 3|Cig(ff>^Tfc 
y. 02<DAa3M£l Rl^ttiA¥-S2li, SS*1 4XI4 

lt-5EPBflffl*«fl6l4, 3EJ£+>— /<1 2«Uzfia$*-ti-4;: 

[0048] *fc s *i/XTAo>»ia>j6ffl»»tt. mm 
^iommm^t L-c#^s«-r-54 o 1 Ko^affl 

[0 0 4 9] *vXxAICfcltS Wfitj^O^T^ 
I4CD-ROM. DVD. -tCOffe^aVt'o.— Si^BS 

icj3iti,«Ba^is:4i*, □>t?a.-^tt^.flay rt^ib 

[0 0 5 0] *HW«)9l0S«5fl>»«SlC«$7K- 
01 0)^;StJt«£-r-5i:, 0 1 <D^;SA<Sfi$B<l7a^x 

£m®tf-h7*>)*ttZ>i<DX*&& 0 cco^ai*. 

1 <»*&j:mmz&<mmtf-^7>*<)*$:#.it>z>z 
[0051] *mmmM<nwM\zmz>i$-i.v*i)* 

^xii> mmts:Aj3mBX'WLmy$-\~7*<)tzim. m 
m^mms,<D-R^m^x^i>(Dx\ #-hy*<)*iz 

AT- 1 l=» y IS 9 C t A<T- # A<fe 

-So 

[0 0 5 2] *£BJ0|lifc<DmfSl:: ( fc;h.l;f. A^«IA< 

rTisy^->j rTi®^?i*j ri^ij^->j ± 
& $*,0>-efc M^^^^Aro^-r^^v^x 
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mm*- h y * >j tzrnz c t A<-e £ mmtfb&o 
[0053] *fc, *fSWa>SH6a>^g|icj:4iii, 

CO v 5 U-v 3 >^C0«*C0liC0»^* 5t^»^g|5 
'J *<7) 'J X* t y $->CD#;fl£1£5£MI::l2t&T-££SS 

[0054] stz. *%w<j)mmo>rm~&ti\3., tub 

•J $ - l/TPBii JStt^fr b % b ft Z> THi&ffc t 9 
*C0T\ ««*fHA(=y;*2*WttliB**-H-*Zi: 

a<-c met- $ -s 'j x? omm^x-mm^- h ? *• y 

[0 0 5 5] *38M©«ffl»»i:L-C, 

V 3 £ t * & «fc ? IC L r t J: l\ 
[0 0 5 6] ;M6H®Ha*il(0&ttl::tt*#- 
h 7 * 'J :*giHt;tf&£H 8. 19 ^ffl^-tlftBJj-f-So 

11 8 n 9 li. ^f§B^cosi|co*!Sa)»»ic#^7K- h 
.tUJ-r. ccofli^ali, «e*0)^l=J:^-CfiSli*4i5 

[0 0 5 7] S8(7)'JX'5'|fi|CTIS l JX^filR1 
t±KUX^fllR2 tZfSCfctZo Z.0R1 <tR2 0)|g 

1 iR2 icOfklAtyx^Oi^x^il^Ctlcfc 

5WM7P>x-r7J tftS, 
[0058] -eUT. H8(D l J'Si->$6lcg^"J^-> 
rl £S£U iSrl A^b*S!)^!)^B<J7P>7 L -^7±(D 

») r£3l<<, BDgifi&li. 2*f1-tI;£[rJ:o-CB<C 

-r7CD#*t»5A^ S&y$->jlj£^ft*j5ifc 

•So ft, H8T-li. R1 tR2 tcora^ff^x'jy,!: L 
tz*K mm\z ') X^7fi|R2JilT$i 1 F§x "J 7 1 -f -5 C t 

#-t-y* , )*z*it>%zttfvzz>%}% : ffh?>o 



[0059] &iz y H9ic^-r<fc9i^ mvtrt-\-y* 
y*M*l=*-3*. g{U**ifcS«tts$ (#-h7*y 

It. «6*(D¥a(=J:^-CjtH*4t**<D-e*5. Sis U 

1 Rt/n 8 1 is^i-. x mt y xto&s&mt y *t 

ifcftotfiy, yfiliy 2 ->£^1"y 
[0060] friz. m^(D'\-°—hyt , Jt<D^im9pi 

tfm*ftxt$ y . y t y x-? $ t b-rici^i 'j $ 

- >»BEJt* £ ft* \z ft 5 J; 5 lciia^# ^. fc i\ t # x 

[006 1 ] LT. H9C0'J^->lftlcS^U^-> 
r1 ^ISSL, £r1 A^b*^!)Si¥M7□>7 1 -<7±^D 
j«i:*li-S»«-e*o-C«#A*ft*i:ft*H« (§«tt 

-f7<D^*^AA<, a«y'S'->afi)c5S^ft*^tft 
y, zotiAtfrn-t-y+vtrnmitZifittotti: 
%o MQo^MowMd)^^. mmz^myn-hyt 

[0 0 6 2] H8fti;H9ICfcMt*, S!l$fi<l7n> 
•T-f7C0ffiilli. E2lcfcl+i, r^$^7P>T-<7j 

5£U ftil?K-h7^-y^£^-r-5(Dli. H2l=fclt 

* r»a^-h7»*y*j ^5Ba¥S6irj;orii?i 

[0 0 6 3] 

[fga^co^^] **'flBi=«fcntt, y^->«tyx^^ 

¥®±l^t±S$^.fc^$M3'P>x-r7l->PfLr, 

y p -f t ic fe if ST»a^5t*ja±roa^5t$ t u 

<5SB#£*MlSI5#«!:U 'J ^->$i!i±ir|SSLfcl^ 
y ^ - jft t *«l«»»±© jjS i: Sftgfttt-e fe o T 

tt t *S*^Sl55i- 1 £ KMC- h 7 * y + 1 -r « 

^— h7*'j/*-ftaft*afet l-ci^ot?. s®?K-h 

[0 0 6 4] **IBI=J:*ltf. AAfStTIU 

TSftAtt^. i*ya'->*Aau Eii* 
tsf- $f£Eisu. s*^B«)7P>T L -('7g;aj5aa^s 

p >x 7» aiflis^KicTacai ^^fcSd^w^ p >^ 
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b Y $ - >tt±lz|gS L fc B tl 'J $ - >CD£ <k 
[0 0 6 5] *JBM::J:*il& ±re#-h7*'J 

as*- tiz-D^xteftim^i- i )*m l < list 
m% L < iicftb©M^£*?i*£m^T v5 ^ u--> a 

>*8!t»IIH-e*«iafTl\ ai^^lSICv 5aU-> 3 

[0066] *»Wt«k*ltf. '^->$6«!:'J7.<7tt¥ 

H. l i F#x'J7rt|-fc[t^S4¥6<J7n>T-'Cro^g|5 
U y*->*±.(=S£LfcB«'J* 

[006 7] *|§MlCj:*lli, 'J^t-ymt'JX^nW- 



[HiiOffiWttKilIU 

[si] *nwo)mm<DB®izmz>#-h7*>)*wm 

[03] rg®^-K7^U^j %£«9¥R6<Z>ak9 

[m 4] vsiu-va^s^a^-r^^^^-ruiB^ 
cms] *i/XT-A*«ftiiMin(=jfijffli*i*j|*©*/^ 
[in 6 ] *%wo)m<Dmmw&m\z&&7\i- 
[m7] «t*(D*®7K-h7^u^#ai^;i$^r^ 

0T*fc-S„ 

[08] *#6HJ3(D»I<7>jl!6<D»®l::&.&*- h'y* *)* 
[0 9 ] **«>»»l=fil* #- h7*>)* 

1-A*¥R. 2-aiij#S. 3-12**8. 4 

Bu 6 • • • raagTK— h 7 * 'J * j 1 
1 -^-O-y— /\\ 1 2-'3tJS-9— A, 1 3-t> 
7'T>-9— tfX, 1 4-aS3fc 
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